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S EMRMK (202545 A31HRHE)

<P hAC)C)/;

(SEOBAITF*, =LK

N

a1—45

-
~
~

E

TAEE# i 48
(B F) (B F)
A fliEE 3 147. 5
) O— 8 1.2%
Charter Communications Operating LLC
6.548% due 12/15/2031 $
IRB Holding Corp.

6.827% due 12/15/2027 97 97

Noyn—UEBEEEH 181

(EFIR{E $181)

Aircastle Ltd.

2.850% due 01/26/2028 100 9%

Ally Financial, Inc.

5.737% due 05/15/2029 2 20

Avolon Holdings Funding Ltd.

4.375% due 05/01/2026 100 99

Bank of America Corp.

2.592% due 04/28/2031 100 90

Barclays PLC

2.645% due 06/24/2031 200 178

BGC Group, Inc.

6.150% due 04/02/2030 10 10

BNP Paribas S.A.

1.323% due 01/13/2027 200 196

Deutsche Bank AG

3.035% due 05/28/2032 200 177

Equinix, Inc.

1.450% due 05/15/2026 200 194

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 88

5.207% due 01/28/2031 20 20

HSBC Holdings PLC

4.292% due 09/12/2026 100 100

Jane Street Group

6.750% due 05/01/2033 2 20

LPL Holdings, Inc.

5.200% due 03/15/2030 2 20

Sagax Euro Mtn NL BV

1.000% due 05/17/2029 EUR 100 104

Sirius Real Estate Ltd.

1.125% due 06/22/2026 100 m

VICI Properties LP

5.625% due 04/01/2035 $ 30 30
1,552

AbbVie, Inc.

4.800% due 03/15/2029 50 51

Aeroporti di Roma SpA

1.750% due 07/30/2031 EUR 100 103

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 $ 65 64

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 73 67

Block, Inc.

2.750% due 06/01/2026 100 98

Broadcom, Inc.

5.200% due 04/15/2032 50 51

Coty, Inc.

5.000% due 04/15/2026 37 37

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 87

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 100 9

Fresenius Medical Care AG

3.125% due 12/08/2028 EUR 2 23

HCA, Inc.

5.250% due 03/01/2030 $ 50 51

Hyatt Hotels Corp.

5.050% due 03/30/2028 2 2

Uu.s. A—-Jalb—v3>-
. RH. SRESY. BEUAVR (B LBAED R

AL
(B4 2 F)

Las Vegas Sands Corp.
3.900% due 08/08/2029 $ 00 ¢ 94
Marriott International, Inc.
2.750% due 10/15/2033 200 166
Marvell Technology, Inc.
1.650% due 04/15/2026 100 97
Mileage Plus Holdings LLC
6.500% due 06/20/2027 45 45
Quikrete Holdings, Inc.
6.750% due 03/01/2033 10 10
Skyworks Solutions, Inc.
1.800% due 06/01/2026 100 97
TD SYNNEX Corp.
2.375% due 08/08/2028 100 93
Weir Group PLC
2.200% due 05/13/2026 200 195

1,548
APA Infrastructure Ltd.
4.250% due 07/15/2027 80 80
Cable One, Inc.
4.000% due 11/15/2030 50 38
Edison International
6.250% due 03/15/2030 20 2
Harbour Energy PLC
6.327% due 04/01/2035 20 19
Holding d'Infrastructures des Metiers de I'Environnement
0.625% due 09/16/2028 EUR 100 103
Mid-Atlantic Interstate Transmission LLC
4.100% due 05/15/2028 $ 100 99
National Fuel Gas Co.
5.500% due 03/15/2030 2 il
Pacific Gas & Electric Co.
3.250% due 06/01/2031 100 89
Public Service Enterprise Group, Inc.
4.900% due 03/15/2030 2 20
T-Mobile USA, Inc.
2.250% due 02/15/2026 100 98

588

HEFEE 3,688
(ER{RIRAHE $3, 944)
Fannie Mae
4.618% due 08/25/2034 1 1
6.000% due 04/25/2043 16 16
6.000% due 02/25/2044 13 13
6.000% due 07/25/2044 65 68
6.500% due 06/25/2044 2 23
Fannie Mae, TBA (b)
3.000% due 05/25/2044 500 425
3.500% due 07/01/2055 1,100 975
4.000% due 07/01/2055 400 366
4.500% due 07/01/2055 500 47
5.000% due 07/01/2055 1,900 1,838
5.500% due 07/01/2055 700 692
6.000% due 07/01/2055 2,800 2,824
Freddie Mac
6.000% due 04/01/2055 116 119
REBAFTHBIRA 7.831
(ER{GR{E $7,816)

Treasury Inflation Protected Securities (c)

0.625% due 07/15/2032 220 204
1.125% due 01/15/2033 322 305
1.875% due 07/15/2034 408 405
U.S. Treasury Notes

4.250% due 11/15/2034 700 693

TJ7o k>

TAEE Bk
(Bf7 - F) (BfL: F)

4.875% due 04/30/2026 $ 00 ¢ 100

REMBEEHFEH 1,707

(SR {d $1,703)

Bear Stearns Adjustable Rate Mortgage Trust

6.343% due 11/25/2034 22 il

6.875% due 05/25/2034 10 9

Countrywide Home Loan Mortgage Pass-Through Trust

5.079% due 03/25/2035 23 2

CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 2 2

CS First Boston Mortgage-Backed Pass-Through Certificates

6.886% due 10/25/2033 1 1

Freddie Mac Structured Pass-Through Certificates

5.697% due 10/25/2044 139 121

GSR Mortgage Loan Trust

4.862% due 06/25/2034 " 10

5.966% due 12/25/2034 4 38

HarborView Mortgage Loan Trust

4.881% due 05/19/2035 31 30

Residential Funding Mortgage Securities | Trust

6.500% due 03/25/2032 1 1

Sequoia Mortgage Trust

5.141% due 10/18/2026 5 5

Stratton BTL Mortgage Funding PLC

5.026% due 01/20/2054 GBP 33 4
Asset Mortgage 11 Trust

5.021% due 07/19/2034 $ 5 5

5.141% due 03/19/2034 21 20
Asset ities Ct Mortgage Loan Trust

5.939% due 04/25/2035 5 5

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 17 16

5.897% due 08/25/2042 0 9

E—F—JHERIHER 365

(B $381)

Accunia European CLO 11l DAC

3.133% due 01/20/2031 EUR 46 52
BNPP AM Euro CLO DAC

3.056% due 07/22/2032 100 13
Madison Park Funding XXIII Ltd.

5.514% due 07/27/2031 $ 55 55
Navient Student Loan Trust

5.486% due 12/27/2066 219 219
Segovia European CLO DAC

3.116% due 07/20/2032 EUR 91 103
St Paul's CLO DAC

3.029% due 01/15/2032 46 52
HREBRIESAT 594
(ER{FIR{E $558)

Japan Government International Bond

2.000% due 12/20/2044 ¥ 20,000 130
2.200% due 03/20/2064 7,000 38
2.300% due 12/20/2054 10,000 62
Peru Government International Bond

6.900% due 08/12/2037 PEN 300 82
6.950% due 08/12/2031 100 30
7.300% due 08/12/2033 400 118
Poland Government International Bond

4.625% due 03/18/2029 $ 50 50
South Africa Government International Bond

7.000% due 02/28/2031 ZAR 300 15
8.000% due 01/31/2030 1,600 86
8.250% due 03/31/2032 300 16
8.500% due 01/31/2037 1,200 57




AL STE
(B F) (B F)
9.000% due 01/31/2040 ZAR 0 8 19
VI UEEE 704

(ERGIR{E $677)
SIS 49. 4%

7,400
Australia and New Zealand Banking Group Ltd.
2.820% due 06/02/2025 AUD 5 3
3.830% due 06/02/2025 $ 3 3
Bank of Nova Scotia
1.820% due 06/02/2025 CAD 2 1
3.830% due 06/02/2025 $ 2 2
BNP Paribas Bank
0.120% due 06/02/2025 ¥ 1 0
2.250% due 06/03/2025 NZD 2 1
2.820% due 06/02/2025 AUD 8 5
Brown Brothers Harriman & Co.
0.120% due 06/02/2025 ¥ 2% 0
0.980% due 06/02/2025 DKK 26 4
3.830% due 06/02/2025 $ 1 1
Citibank N.A.
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
3.830% due 06/02/2025 $ 17 17
DBS Bank Ltd.
3.830% due 06/02/2026 10 10
DnB Bank ASA
0.120% due 06/02/2025 ¥ 1 0
2.820% due 06/02/2025 AUD 3 2
3.830% due 06/02/2025 $ 61 61
HSBC Bank PLC
1.330% due 06/02/2025 EUR 1 1
3.420% due 06/02/2025 GBP 1 1
JPMorgan Chase Bank N.A.
3.830% due 06/02/2025 $ 4 4
MUFG Bank Ltd.
0.120% due 06/02/2025 ¥ 1,368 10
Royal Bank of Canada
1.330% due 06/02/2025 EUR 5 5
1.820% due 06/02/2025 CAD 1 1
3.420% due 06/02/2025 GBP 2 3
3.830% due 06/02/2025 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 06/02/2025 ¥ 6298 4
3.830% due 06/02/2025 $ 14 14

197

R AEREE 1597
(ER{R{ME $7,597)
%@ % (a) 147.5% $ 22,667

(ER{SIR{HE $22, 857)

ERT AT 1 THE&

(e) (f) (1.3%) (197)
(REREEETLI 7L (BE) $0)

ZOMDEES & U EE (HiL8) (46.2%) (2,101
MEE 100.0% $ 15369

PIMCO/\2a2—4 U.S. O—-Tal—32

* BEtOCE, RROSHEEMEIALLBRTIRBLEL 27— ANEFA TN S,
(a) 20254 5 A31HRADREAMAHF A OREBANRSDMEESFITEHHDEIEE, KEA128.8%E L UEZDHOEA8. 7% TH 7=,
(b) F&4T BRTEREIFES
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(o) HHMEHFDOTALEERL, 1 VI LORRICELETHRESNS,

B LUV Z DM DOERERS

2 AR LKz LERsg1c
WEIHEF HitEF REB WY EESEE $H{R (FP{Mi%E) (5Fh%E) FRBRINE D
BPS 4.370% 05/30/2025 06/02/2025  § 7,400  U.S. Treasury Notes 4.125% due 10/31/2031 $ (7,568 $ 7400 § 7,403
LRZREE $ (1.568) _$ 7400 $ 7,403
ZEFEY I
WEIHEF $RHR =Ky bt 1= ] EESEE FIE HHERILE
Jps Fannie Mae, TBA 2.000% 07/01/2055  $ 800 _$ (623 ¢ 622)
TEAMIESFE 4 0%) $ (623 ¢ (622)

%g% 2025% 5 AN BREDEAL S VT DMOSHIE. HoLIZELANE (RHELE) BROTEMEZIEIEFHIHELTEHLEZLO

JIR—ZR -
LRIz LRI FERIT EEYIS BAB LU
) LX) %% %% MO - EA (FER) Fy bk IV

WEIHEF B G KihE KihE KihE SEERG| &5 $H{R R—
JO—nL/TRE— - LIREH
8PS $ 7403 0§ 08 0 3 0 7408 8 (7,568)  § 165)
TR E—HIMEHEERE I R2HE
Jps 0 0 0 1622) 6221 0 (622)
EAB LV Z DO ERMINEI &5 $ 7403 § 0 3 0 (622)  $ 6,781

O RIFBEED.
@ Fy b TYRR=T X —@FT T4 CEORGHEFICHT 2RNEFRLEOMBERT . BABLUVTOMOEHMBMEINLDLI AR—I v —FR—DEEKREDORA—DTR
S—RMIESCBEIMTOMERT 5 EMNTE S,

(e) BT U/NT « TH . LIBFEHRER

REH LEGEHE
185 fRA Rt R (8) & HE a8
3-Month SOFR December Futures Long 03/2026 2 $ 2 $ 0 ¢ 0
3-Month SOFR June Futures Long 09/2025 2 (3 0 0
3-Month SOFR June Futures Long 09/2026 2 m 0 0
3-Month SOFR March Futures Long 06/2025 2 m 0 0
3-Month SOFR March Futures Long 06/2026 2 (1 0 0
3-Month SOFR September Futures Long 122025 2 (3) 0 0
Euro-Bobl 5-Year Note June Futures Short 06/2025 2 m 0 0
Euro-Bund 10-Year Bond June Futures Short 06/2026 2 1 0 (1
U.S. Treasury 5-Year Note September Futures Long 09/2025 19 9 2 0
U.S. Treasury 10-Year Note September Futures Long 09/2025 4 3 0 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2025 15 (20) 0 m
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2025 8 (18) 1 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2025 1 0 1 0
SMRHIEE $ 37) $ 4 % 2
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25 E N LEEEHLE
X HLYy b RTLY R _ RER
ZRER B £ F) AR (0%%F5E3IARA)Y METAG i35 itk sTifi (48) #F HE h=lid
General Motors Co. (5.000%) 06/20/2028 0.893% $ 95 $ (12) $ 1 $ 0 $ 0
{VIF4E- EEEFHLS
31 Loyt 2Ty ¥ . RER
SRER EE S F m#AE  (Q5E5E3BRA)Y BETA® ik iiikicd ST ($8) & HE ffif
General Motors Co. 5.000% 12/20/2026 0.571% $ 80 $ 6 $ 2 $ $
General Motors Co. 5.000% 06/20/2028 0.893% 95 12 0 0 0
$ 18 $ (2) $ 0 $ 0
ZEEEHLE
2 E1H
i, Ol o S B & F) bkl BETE® i35 itk © STifi (48) #F HE faff
CDX.HY-44 Index 5.000% 06/20/2030 $ 50 $ 4 $ 1 $ 0 $ 0
iTraxx Europe Crossover Series 43 Index 5.000% 06/20/2030  EUR 20 2 1 0 0
$ 6 $ 2 $ 0 $ 0
i B _ kER TN
EHEF ZEHEFIER EESEF mHE BEXA 5 itk SPiifi (38) #F aE B
X 6-Month Australian Bank Bill 4.500% 09/18/2034 AUD 400 $ 8 $ 0 $ 1% 0
XH© 6-Month Australian Bank Bill 4.500% 06/18/2035 200 4 2 1 0
2 6-Month EURIBOR 2.280% 03/04/2030 EUR 100 0 0 0 0
ZE 6-Month EURIBOR 2.350% 04/29/2030 100 (1 (1) 0 0
XH© 6-Month EURIBOR 2.250% 09/17/2030 200 0 3 0 0
Xiho 6-Month EURIBOR 2.250% 09/17/2035 620 (18) 12 2 0
2O 6-Month EURIBOR 2.250% 09/17/2055 220 19 0 0 0
ZE© Bank of Japan Uncollateralized
Overnight Call Rate 1.000% 06/18/2030 ¥ 25,000 (1) (2) 0 0
ZH Bank of Japan Uncollateralized
Overnight Call Rate 1.000% 03/19/2032 80,000 0 (5) 0 (1
B2 BRL-CDI-Compounded 11.566% 01/04/2027 BRL 1,400 8) (8) 0 0
B2 BRL-CDI-Compounded 13.927% 01/04/2027 400 0 0 0 0
Xih BRL-CDI-Compounded 13.354% 01/02/2029 2,800 (1 (2) 0 (1)
S BRL-CDI-Compounded 13.545% 01/02/2029 800 0 0 0 0
3tk Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,800 (83) (38) 0 0
ZE Secured Overnight Financing Rate 3.750% 12/18/2029 500 21 3 0 (1
ZHL Secured Overnight Financing Rate 3.545% 10/31/2030 100 1 1 0 0
ZH Secured Overnight Financing Rate 3.582% 10/31/2030 500 3 3 0 1
2ZH Secured Overnight Financing Rate 3.589% 10/31/2030 1,400 9 9 0 m
S2E Secured Overnight Financing Rate 3.595% 10/31/2030 400 2 2 0 (U]
ZH Secured Overnight Financing Rate 3.601% 10/31/2030 100 1 1 0 0
ZE Secured Overnight Financing Rate 3.601% 10/31/2030 200 1 1 0 0
ZHL Secured Overnight Financing Rate 3.623% 10/31/2030 100 1 1 0 0
ZH Secured Overnight Financing Rate 3.664% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.677% 10/31/2030 100 0 0 0 0
2 Secured Overnight Financing Rate 3.68%% 10/31/2030 300 0 0 0 0
ZH Secured Overnight Financing Rate 3.691% 10/31/2030 100 0 0 0 0
2ZH Secured Overnight Financing Rate 3.722% 10/31/2030 200 0 0 0 0
2 Secured Overnight Financing Rate 3.735% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.739% 10/31/2030 100 0 0 0 0
ZE Secured Overnight Financing Rate 3.750% 12118/2031 200 0 0 0 0
ZHO Secured Overnight Financing Rate 3.798% 12/31/2031 600 (4 (5) 0 m
ZH Secured Overnight Financing Rate 3.750% 12/18/2034 700 6 17 0 m




X ZE _ REB ZEGTALE
EHEF EEBEFIERE EIE 7] ot =] METAR 5 it SHifi () # AE &R
Xih Sterling Overnight Interbank Average
Rate 3.500% 03/19/2030 GBP 1,000 $ (25) $ 3 $ 3§ 0
$ (88) $ 9 $ 78 (8
Ry TR $ (76) $ (10) $ 73 8

LAITFI320254 5 A1 BRAED LIHEEHRFEFRRMT VAT 1 TEKOTHERS L VEHTEREOENTH S,
20254 5 ASIBME. LIFFELEHRRBEEEMT U /NT 4 TEARKICOVTHBOREAERELTELANDA TS,

SRTUNT « TERE ST YNT 1 TEK
Niek:1fikics i Kirk 1iikics a8
=g 2Ty T ~ TE ATy T ~
473y it/ 219 &t 4733y Fity) 24 &t
EBFE P REFSE $ 0§ 4 s 1§ 1m s 0 s @ § @8 $ 10

O IPURRATATFIVIVOBVFET, HRRAT Y IRHOEHICEHONTWDLSGERFANELIBE, 770 FR () FOFILav0RYFNALRT Y TOBETER
ICHELVEEROIRY ., SBEBESISEITNG LIEBBA VT v I REMAT HAMESFEISES, FE (1) 27y TOBETAN LSREBOEINEEZ R L -8
LSFBRBA Ty I REMAT HEMAFOERMIEZH C-8EIH L VERFEERE D L I EMEFOBTRIRS,

I7YERTATI LA VDRYFT, SHRT Y IRNOFHISEHLMTND LS LERFHANELLEE. 77V FE () TOFIYaVOBVFICRT Y TORETAIC

HFLVEEXILL, SREBOSIELERTIN L LIISRBA O Ty I REMRT BAMIFOSELER TS, £ () 27 v IOBETA, >SBEBOERMEZ R

L84 L IESHB A v REWMRT 2 EMIEFOEIEEZ R L -8ICE L VMRFRERE D L GBS OB THLS .

AVTSAF LTy b AT Ly FIEHETR RS, #E, REHE, FEVITYUEISRDIILISY k- TIHIE - ATy TRYOHERFAICE T 5HIBMIEE

RETDEOICHASND, AVTSAK-HLPy b RTLY FiE, I/ BITYRIOREDKROERE LTOREERIZL, LSy b FTUNTATDTIAIL b -

YR DOARERERT . BEDSBEBEDAVTSAF-ILPy b - RTLY R, TOFILaVOER - FROIR FERMT HE0T, ThISE, ZUNERET 5101

BRENBFLENEFNDCEAH D, YLDy b Ty FOBKE., SREBORTEOERAREOBL. BLURHNOFHTRESATVNET I+ FOZOMDIER

FHREEDTEMEL YR OILKERT .

) HBRT Y TRHOEFRICEH SN TVDE S BRERFANELLBEICT7ZURAI LYY b - TAFIVaVORYFEL TS SN BRSNS, FLRBVFELTR
(TEZ AL HIRREETT .

@ LTy bk FIHIE - RTY TRHOMEL LU ZOHRE L TOMMER, X/ BITYRY OREORROIEREL LTORAERZL. R0 v TRHOBETANMEKITR
FARMESNEBEADI LD b - FUNT 4 TOFRESE (FLEHE) OTRERERT. 27y TOBETRICHT 2HiBMEKEOEIETOEME, SREBORTHOER
KEDBIL, BLURZHOFEHTRESATVST 74 L MO ZOMOERFHREDTLERECY RV DERERT .

O COEMEROEHBTFEROBEOBICHET S,

(f) ST YNT 1 THE&H - 55

REREHE (8)
HAE &%

WmEIHEF RFEAR 51k ZHER

BOA 06/2025 $ 768 EUR 677 $ 0 $ 0
BOA 07/2025 EUR 677 $ 770 0 0
BOA 07/2025 PEN 105 28 0 M
BPS 06/2026 CAD 17 12 0 0
BPS 06/2026 $ 4,376 JPY 625,955 0 (38)
BPS 06/2025 1 97 0 0
BRC 06/2025 1,624 230,846 0 (24)
BRC 07/2025 404 58,058 0 0
BSS 06/2026 PEN 314 $ 84 0 (3
BSS 06/2026 304 83 0 m
BSS 06/2025 $ 8 DKK 52 0 0
BSS 06/2025 86 PEN 314 1 0
BSS 06/2026 104 383 2 0
BSS 07/2025 6 DKK 37 0 0
BSS 09/2026 67 PEN 244 0 0
BSS 11/2025 PEN 315 $ 86 0 n
CBK 06/2025 GBP 48 64 0 m
CBK 06/2025 PEN 123 33 0 0
CBK 06/2026 46 13 0 0
CBK 06/2025 $ 13 PEN 46 0 0
CBK 06/2025 12 44 0 0
CBK 09/2025 PEN 144 $ 38 0 0
CBK 09/2025 276 75 0 m
CBK 02/2026 47 13 0 0
FAR 06/2026 AUD 15 10 0 0




REREE (B) i
BE afE

mEIHEF RFEA 51K B ZER

15§
FAR 06/2025 JPY 699,876 B 4,863 § 12 § 0
FAR 06/2025 $ 10 AUD 15 0 0
FAR 06/2025 2,820 Jpy 416,810 0 131)
FAR 07/2025 AUD 15 $ 10 0 0
FAR 07/2025 $ 4,863 Jpy 697,578 0 113)
6LM 09/2025 PEN 52 $ 14 0 0
Jem 06/2025 $ 18 EUR 16 0 0
Jem 06/2025 AR 3,451 $ 179 0 112)
Jem 07/2025 $ 4 DKK 23 0 0
MBC 06/2025 Jpy 671,771 $ 4,658 3 0
MBC 06/2025 § 12 CAD 17 0 0
MBC 06/2025 3,896 JpY 556,193 0 48)
MBC 07/2025 CAD 17 $ 12 0 0
MBC 07/2025 $ 4,658 Jpy 669,566 0 13)
Ml 06/2025 Jpy 339,046 $ 2,339 0 (1
Ml 06/2025 § 2 DKK 13 0 0
MYI 07/2025 2,339 JpY 337,933 1 0
SSB 06/2025 85 6BP 48 0 0
SSB 07/2025 8P 48 $ 85 0 0
$SB 07/2025 PEN 209 57 0 1]
UAG 06/2025 Jpy 395,489 2,123 0 17
UAG 06/2025 § 2,367 Jpy 335,497 0 41
UAG 07/2025 2,723 394,190 18 0
wsT 06/2025 EUR 693 $ 789 2 0
NEABEEZHE $ 49 $ (247)

ERT U /NT « THE&  [FEAEL

LITFI3.2025% 5 ASIBRMAEDEREMT U /AT« TEREEZLANS (RFELT) EROTBMEEEZIMEEFACHELTENLEZIOTHS.

ST UNT TAE SMT VAT 4 TAR .
TUNT4T  EA Fv k-

SNERS B 27y 7 . SAEBE ot 277 ., OmsiE  (ZE) IYR
Gk RERH) AT Ay 24y [EBEEE EER ATay R [EBEEE ($428) B R—Ye—0
BOA $ 0 $ 0 $ 0 $ 0 $ 1] $ 0 $ 0 $ (1 $ 1] $ 0 $ L]
BPS 0 0 0 0 (38) 0 0 (38) (38) 0 (38)
BRC 0 0 0 0 (24) 0 0 (24) (24) 0 (24)
BSS 3 0 0 3 (5] 0 0 (5] 2 0 2
CBK 0 0 0 0 2 0 0 2 2 0 2
FAR 12 0 0 12 (44) 0 0 (44) (32) 0 (32)
GLM 0 0 0 0 0 0 0 0 0 0 0
JPM 0 0 0 0 12 0 0 12) 12 0 12
MBC 3 0 0 3 (51) 0 0 (51) (48) 0 (48)
MYl " 0 0 " (1 0 0 (1 0 0 0
SSB 0 0 0 0 n 0 0 (1 m 0 m
UAG 18 0 0 18 (58) 0 0 (58) (40) 0 (40)
WST 2 0 0 2 0 0 0 0 2 0 2
IEEAE $ 4 $ 0 $ 0 $ 4 $ (247) $ 0 $ 0 $ (247)
O Fy b TYRR=T v —FT T4 FEORBAEFISHT 2RNE RLEOMBERT, FBEEMT U /NAT 4 TBHROLY AR—I v —ERA—-DEERLEDE-—DTRE—2

HIZEIKHBIMTOARBRT B EHNTES,
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ERT U /NT 1 TEROAIESME
UTE. 77 Y FARET 57U AT THKOAEMEEYRY « TV AR—Sx—BIHELTEHLELOTHE.

BE - AEAEELOSMT U NAT « TEROAEME (20254 5 A31BHA) -

ANy CERELTEHESATOEVTYNTF 4T

AETATA gLTy bk IZAF4 NEAHE _
249 249 24 249 SRR &it
EMTINT 1 TER — EE
LB FELERRER
bt $ 0 $ 0 $ 0 $ 0 $ 4 $ 4
Ry TR 0 0 0 0 7 7
$ 0 $ 0 $ 0 $ 0 $ " $ "
B
NEABLIELZN $ 0 $ 0 $ 0 $ 49 $ 0 $ 49
$ 0 $ 0 $ 0 $ 49 $ 1 § 60
ST YNAT TS — A
LB FELERIER
bt $ 0 $ 0 $ 0 $ 0 $ (2) $ 2
2Ty TR 0 0 0 0 (8 (8]
$ 0 $ 0 $ 0 $ 0 $ (101 $ (10
B
NEBBLIERZN $ 0 $ 0 $ 0 $ (247) $ 0 $ (247)
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AETATA AR IVAT4 SHESE _
249 24 2t 2 SR &t
EWMT AT« TERISHRHIRBEMAE (A%
IR FEEPRER
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Ry TR 0 9 0 0 (681 (69)
$ 0 $ 9 $ 0 $ 0 $ 53 $ 62
1588
NEABRIERN $ 0 $ 0 $ 0 $ 479 $ 0 $ 478
BEA Ty 0 0 0 [l 0 (1
FRA TV ay 0 0 0 1 1 2
$ 0 $ 0 $ 0 $ 479 $ 1 $ 480
$ 0 $ 9 $ 0 $ 479 $ 54 $ 542
EWMT AT 4 TERIZHRDRREEE (18) BOMETER
LR
%4 $ 0 $ 0 $ 0 $ 0 $ (64) $ (54)
27w TR 0 (6) 0 0 (14} (20)
$ 0 $ (6) $ 0 $ 0 $ (68) $ (74)
1588
SNEBBEERH $ 0 $ 0 $ 0 $ (8) $ 0 $ 8
B@fToay 0 0 0 (3) 0 (3)
FEA T3y 0 0 0 2 0 2
$ 0 $ 0 $ 0 $ (9 $ 0 $ 9
$ 0 $ (6) $ 0 $ (91 $ (68) $ (83)
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BRARMES (AEME
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HiE%

81T - &R 0 1,562 0 1,662

—fREx 0 1,548 0 1,548

DNEEEE 0 588 0 588
SKREBRT R 0 7,831 0 7,831
KREBELH 0 1,707 0 1,707
E—4—TilH 0 365 0 365
AEIBRIS 0 594 0 594
VIt 0 704 0 704
aEHRAER 0 7,597 0 1,597
BAEE $ 0 $ 22,667 $ 0 $ 22,667
FEEAMS GHEEE) $ 0 $ 622) $ 0 $ (622)
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EBFLFRRIER 1 10 0 n
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$ 1 $ 59 8 0 8 60
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SREWRME (20254 5 A31 BIRTE)
SPIMCOMNRZaA—4 J4—Y-O—-Falb—3>-T7Uk>

(BFEDBMFF, 72 L. 208 IBREHH. T 0RE2R< B LHNED)

TAEE {38
(BhL: F) (BfL: F)

% 151.4%

A—RA 57 0.5%

APA Infrastructure Ltd.

4.250% due 07/15/2027 $ 120 § 18
F—R ST ER 119
(EfSR{HE $120)
[~u¥—o04% ]
Sofina S.A.
1.000% due 09/23/2028 EUR 100 105
~NLF—GE 105
(EfgR{E $117)
Aircastle Ltd.
2.850% due 01/26/2028 $ 100 95
NIa—HEE 95
(ERf3R{E $101)

IIAYT 0.5%
Bulgaria Government International Bond
3.625% due 09/05/2032 EUR 100 118
TLAHY T ER 118
(ER{SIR{HE $110)

74X UEEE 0.4%
Crestline Denali CLO XV Ltd.
5.561% due 04/20/2030 $ 4 4
Avolon Holdings Funding Ltd.
4.375% due 05/01/2026 100 100
T4 R UBEBAR 104
(ER{SIR{HE $106)
7522 1.7 ]
BNP Paribas S.A.

1.323% due 01/13/2027 300 294
Holding d'Infrastructures des Metiers de I'Environnement
0.625% due 09/16/2028 EUR 100 103
75V AEE 397
(EfSIR{E $418)

KAV 1.4%
Deutsche Bank AG
3.035% due 05/28/2032 $ 200 177
Fresenius Medical Care AG
3.125% due 12/08/2028 EUR 30 34
Volkswagen Leasing GmbH
3.875% due 10/11/2028 100 17
KA Vs 328

(ER{GRIE $346)

TARE  HEE
CGHifi F) G F)

H—2P— 0.5%

Sirius Real Estate Ltd.

1.126% due 06/22/2026 EUR 100 $ m
A—o—aEt (il

(BRASRAE $119)

TANLSUE 2.6%

BlueMountain Fuji EUR CLO Ill DAC

2.999% due 01/15/2031 124 141

Madison Park Euro Funding XIIl DAC

3.029% due 01/15/2032 248 278
420

Perrigo Finance Unlimited Co.
4.900% due 06/15/2030 (f) $ 200 193

TANLS Y FEE 613
(ER{&R{f $597)

ARXZ T 0.5%

Israel Government International Bond

5.000% due 10/30/2026 EUR 100 17
A RAZTLEER 17
(BR{SIR{d $106)

1421)7 0.4%

Aeroporti di Roma SpA

1.750% due 07/30/2031 100 103
144 1)7&E 103
(BiSIR{E $122)

B 0.9%

Mizuho Financial Group, Inc.

2.564% due 09/13/2031 $ 200 172

Japan Government International Bond
2.200% due 03/20/2064 ¥ 7,000 39

BA&R 21
(g R{H $240)

W2 TILY 1.9%

Acef Holding SCA
1.250% due 04/26/2030 EUR 100 102
Aroundtown S.A.
0.375% due 04/15/2027 100 108

CBRE Global Investors Open-Ended Funds SCA SICAV-SIF-
Pan European Core Fund

4.750% due 03/27/2034 100 19
Prologis International Funding Il S.A.

3.125% due 06/01/2031 100 112
NoEY TG B ]

(RIS {E $437)

TARE  FH#EE
(BfL: F) (BfL: F)
A¥2a 1.4%

Mexico Government International Bond

3.000% due 12/03/2026 (a) MXN 6,782 § 341
AL afEt kL]
(ERf A1 $379)

A504 1.8%

Enel Finance International NV

5.125% due 06/26/2029 $ 100 101
Prosus NV

1.207% due 01/19/2026 EUR 100 13
Sagax Euro Mtn NL BV

1.000% due 05/17/2029 100 104
Sandoz Finance BV

3.970% due 04/17/2027 100 116
+5 S akH a3

(ERAGIRIE $439)

2
s
|
=
3
B3

Peru Government International Bond

6.150% due 08/12/2032 PEN 300 84
~)—&Et 84
(B R{TE $76)

=

R—5 > F 0.4%

Poland Government International Bond

4.625% due 03/18/2029 $ 100 101
=52 K& 101
(EfRATE $99)
7 2Y%h 0.5%
South Africa Government International Bond
8.000% due 01/31/2030 ZAR 300 16
8.250% due 03/31/2032 500 26
8.500% due 01/31/2037 1,600 76
9.000% due 01/31/2040 250 12
m7 7)) h&EEt 130
(ERfR{d $120)
Credit Suisse Group AG AT1 Claim (b)

$ 200 2
UBS Group AG
5.428% due 02/08/2030 200 204
A A& 221
(ER{SIR{H $408)
EE 2.7%
Barclays PLC
2.645% due 06/24/2031 200 178
Harbour Energy PLC
6.327% due 04/01/2035 30 29




TAEE %
(BhL: F) (BfL: F)
HSBC Holdings PLC
2.804% due 05/24/2032 $ 100 $ 88
Santander UK Group Holdings PLC
7.482% due 08/29/2029 GBP 100 144
Weir Group PLC
2.200% due 05/13/2026 $ 200 194
REAEF 633

(ER{SIR AT $662)

KE 81.5%

AREIT LLC

6.569% due 06/17/2039 219 220

Navient Student Loan Trust

5.486% due 12/27/2066 328 328
548

Charter Communications Operating LLC

6.548% due 12/15/2031 122 122

IRB Holding Corp.

6.827% due 12/15/2027 97 97
219

AbbVie, Inc.

4.800% due 03/15/2029 100 101

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 65 64

Ally Financial, Inc.

5.737% due 05/15/2029 30 30

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 73 67

American Tower Corp.

0.400% due 02/15/2027 EUR 100 110

Bank of America Corp.

2.592% due 04/29/2031 $ 100 90

BGC Group, Inc.

6.150% due 04/02/2030 10 10

Block, Inc.

2.750% due 06/01/2026 100 98

Broadcom, Inc.

5.200% due 04/15/2032 50 51

Cable One, Inc.

4.000% due 11/15/2030 (f) 50 39

Edison International

6.250% due 03/15/2030 30 30

Equinix, Inc.

1.450% due 05/15/2026 300 291

FactSet Research Systems, Inc.

3.450% due 03/01/2032 100 90

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 87

Ford Motor Credit Co. LLC

4.389% due 01/08/2026 100 99

Fortress Transportation & Infrastructure Investors LLC
5.500% due 05/01/2028

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 88

PIMCO/\Sa1—4%

TAEE G

(B F) (BfL: F)
HCA, Inc.
5.250% due 03/01/2030 $ 50§ 51
Hyatt Hotels Corp.
5.050% due 03/30/2028 30 30
Jane Street Group
6.750% due 05/01/2033 30 31
Las Vegas Sands Corp.
3.900% due 08/08/2029 100 9
LPL Holdings, Inc.
5.200% due 03/15/2030 30 30
Marriott International, Inc.
2.750% due 10/15/2033 200 166
Marvell Technology, Inc.
1.650% due 04/15/2026 200 195
Mid-Atlantic Interstate Transmission LLC
4.100% due 06/15/2028 100 99
Mileage Plus Holdings LLC
6.500% due 06/20/2027 45 45
National Fuel Gas Co.
5.500% due 03/15/2030 30 31
Nissan Motor Acceptance Co. LLC
2.450% due 09/15/2028 100 89
ONEOK, Inc.
5.550% due 11/01/2026 100 101
Pacific Gas & Electric Co.
3.260% due 06/01/2031 100 89
Public Service Enterprise Group, Inc.
4.900% due 03/15/2030 20 20
Quikrete Holdings, Inc.
6.750% due 03/01/2033 15 15
Skyworks Solutions, Inc.
1.800% due 06/01/2026 100 97
TD SYNNEX Corp.
2.375% due 08/09/2028 100 93
T-Mobile USA, Inc.
2.250% due 02/15/2026 200 197
VICI Properties LP
4.950% due 02/15/2030 100 99

2,967

Bear Stearns Adjustable Rate Mortgage Trust
7.480% due 08/25/2033 98 9%
Citigroup Mortgage Loan Trust
6.203% due 08/26/2035 24 2

Countrywide Home Loan Mortgage Pass-Through Trust
5.019% due 04/25/2035 5

5.079% due 03/26/2035 23 2
5.099% due 02/25/2035 39 37
5.119% due 02/25/2035 43 39
5.199% due 09/25/2034 2 2
CS First Boston Mortgage Securities Corp.

5.083% due 03/25/2032 7 7
6.500% due 04/25/2033 1 1
GSR Mortgage Loan Trust

5.966% due 12/25/2034 21 25
HarborView Mortgage Loan Trust

4.881% due 05/19/2035 48 48

TAEE G
(Bfr: F) (BfL: F)
Residential Funding Mortgage Securities | Trust
6.500% due 03/26/2032 $ 1% 1

Structured Asset Securities Corporation Mortgage Loan
Trust

5.939% due 04/25/2035 7 7

WaMu Mortgage Pass-Through Certificates Trust

5.079% due 01/25/2045 2 25

5.897% due 08/25/2042 14 13
349

Golden State, California, Tobacco Securitization Corp.
Revenue Bonds, Series 2021

2.587% due 06/01/2029 100 92
Fannie Mae
4.618% due 08/25/2034 1 1
Fannie Mae, TBA (c)
3.000% due 05/26/2044 1,100 936
3.500% due 07/01/2055 2,100 1,861
4.000% due 06/01/2055 600 560
4.500% due 07/01/2055 700 660
5.000% due 07/01/2085 3,100 2,999
5.500% due 07/01/2085 1,100 1,088
6.000% due 07/01/2055 4,199 4,237
Freddie Mac
6.000% due 04/01/2055 177 180
12,512

Treasury Inflation Protected Securities (a)

0.625% due 07/15/2032 330 308
1.126% due 01/15/2033 837 509
1.750% due 01/15/2034 104 102
1.876% due 07/15/2034 510 506
U.S. Treasury Notes
4.250% due 11/15/2034 1,100 1,088
4.875% due 04/30/2026 100 101
2,612
XEEE 19,299
(ERfGR A $19, 499)
lammams 49.6% |
4,500

Australia and New Zealand Banking Group Ltd.

2.820% due 06/02/2025 AUD n 7
3.830% due 06/02/2025 $ 3 3
Bank of Nova Scotia

1.820% due 06/02/2025 CAD 5 3
3.830% due 06/02/2025 $ 2 2
BNP Paribas Bank

0.000% due 06/02/2025 CHF 2 2
0.120% due 06/02/2025 ¥ 1 0
2.250% due 06/03/2025 NZD 21 12
2.820% due 06/02/2025 AUD 18 "
5.700% due 06/02/2025 ZAR 198 1
Brown Brothers Harriman & Co.

0.120% due 06/02/2025 ¥ 33 0
0.980% due 06/02/2025 DKK 5 1
3.830% due 06/02/2025 $ 1 1
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TAEE k]
(BhL: F) (BfL: F)

Citibank N.A.

1.330% due 06/02/2025 EUR 4% 5

3.420% due 06/02/2025 GBP 1 1

3.830% due 06/02/2025 $ 19 19

DBS Bank Ltd.

3.830% due 06/02/2025 10 10

DnB Bank ASA

0.120% due 06/02/2025 ¥ 2 0

1.330% due 06/02/2025 EUR 1 2

2.820% due 06/02/2025 AUD 6 4

3.830% due 06/02/2025 $ 67 67

HSBC Bank PLC

1.330% due 06/02/2025 EUR

3.420% due 06/02/2025 GBP 1 1

JPMorgan Chase Bank N.A.

3.830% due 06/02/2025 $ 5 5

MUFG Bank Ltd.

0.120% due 06/02/2025 ¥ 189 13

Royal Bank of Canada

1.330% due 06/02/2025 EUR 15 17

1.820% due 06/02/2025 CAD 4 3

3.420% due 06/02/2025 GBP 2 3

3.830% due 06/02/2025 $ 2 2

Sumitomo Mitsui Trust Bank Ltd.

0.120% due 06/02/2025 ¥ 872 61

3.830% due 06/02/2025 $ 15 15

285

2.596% due 09/24/2025 (d) CAD 3200 2,308

2.604% due 06/06/2025 (d) EUR 2,100 2,384

0.325% due 07/14/2025 ¥ 280,000 1,940

0.382% due 08/26/2025 50,000 346
2,286

ARG AH _ 11763

(ER{SRIE $11,607)

BARMEESFEE 151. 4% $ 35874

(ER{GIR{E $36, 228)

EMTYNT 1 TE&R

(@ (h) (1.2%) (276)

(MEREELFTLI7 LA (6680) $(1)

ZDIOEES KU (HEER) (50.2%) (11,902)

#EE100.0% $ 23,696

RIS B

* BEEOICE, EROSEENRBEALLBRTREE L2y —ANEEL TS,
(a) éﬁﬁﬁ%@nxﬁﬁu A2ILORRICEDETRESND,
w)ﬁ%TEh-#

(c) 4T HATESIZES

w)ﬂ4mr$ﬂﬁurﬁé
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B N ZABR l/‘l'%@f‘] LRZMIHD
HBIHEF HitE ) REH it L] BEEEE AR (5E{fi2R) (GHffizE) RIRE D
DEU 4.380% 05/30/2025 06/02/2025 & 4,500 U.S. Treasury Bonds 3.000% due 05/15/2047 $ (4,599) ¢ 4500 § 4,502
LRZH &R $ (4599) ¢ 4,500 $ 4,502

JIA—2R -
LRZHIZR D
KihE

WEIHEF EAEF@ REH wHAE (A8
BOS 4.300% 05/09/2025 06/23/2025 $ (146) $ (147)
BRC 1.500% 03/04/2025 TBDY (35) (35)
YIR—2R - LRZHER $ (182)
2RO
FEPBE LV
M 0EUT 31~90H 9088 &it

YIR—=2R - LRZH
Non - U.S. Corporate Debt N 0 $ (147) $ 0 $ 0 $ (147)
U.S. Government Debt 0 0 0 (35) (351
YIR—2R - LRZHEE $ 0 $ (147 $ 0 $ (35) $ (182)
fEAGE $ 0 $ (147 $ 0 $ (35) $ (182
YIR—=2R - LRZYIZHRDRILE $ (182)

EFRYIC ﬁié
mEIHEF #47A et 9% mE  EESHE FoE FihE
JPS Fannie Mae, TBA 2.000% 07/01/2065 $ 1,300 § (1,013 ¢ (1,011
SERAMEESEE (4. 3%) $ (1.013) § (1,011)

LTFIE, 20254 5 A3 BBRANEAB LU ZOMOEMEE|. BoUICELAN: (RELE) EROTSMEHEEZMEFEFIHHBELTENLEZLOTHS.

(f) 20254 5 A31BHA. UTOYRE—RHYIEIE, THHEHEAHI2NOBEMIESFSERE LTELANDATVS,

IN—Z -

LR ’f'Jl 1’56 l/‘t"” (S2HY) Huh -
HEIHEF 37 PR TIHRR=Tr—4
Ja—nNIL/TRE— - LIRZH
BOS $ 0 $ (147 % 0 $ 0 $ (147 % 192 $ 45
BRC 0 (35) 0 0 (35) 39 4
DEU 4,502 0 0 0 4,502 (4,599) 97)
< R4 —H{lEE % iR 2 E
JPS 0 0 0 (1,011) (1,011) 0 (1,011)
BAB LV ZDMOEREEI &5 $ 4502  § (182  $ 0 3 (1,011) ¢ 3,309
" RIRFBERG.

20254 5 A31AICET L= Eﬁq:mxmsxi&mumozr MEFHRFILL. 063% TH o1z, BEMAITE—IL - KLY IBEIE YN—R - LEZHICKRIBENHHBE.
AR l;%ha/ﬁﬁi

@ ﬁxﬂmﬁmwux 5
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) ERET i FrFPRER

TLET LA
#4A ko i} HAAE R () i35 it
Call - U.S. Treasury 10-Year Note July 2025 Futures $ 111.500 06/20/2025 2 $ 0 $ m
Put - U.S. Treasury 10-Year Note July 2025 Futures 108.500 06/20/2025 2 (1 0
FRA T a AR $ m s [1)]
KRBT ZEHGEILE
$#HR ki k3] RA L 38) # HE aff
3-Month SOFR December Futures Long 03/2026 3 $ 3 $ 0 ¢ 0
3-Month SOFR June Futures Long 09/2025 3 (5) 0 0
3-Month SOFR June Futures Long 09/2026 3 (1 0 0
3-Month SOFR March Futures Long 08/2025 3 (3] 0 0
3-Month SOFR March Futures Long 06/2026 3 2 0 0
3-Month SOFR September Futures Long 12/2025 3 (4 0 0
Euro-Bobl 5-Year Note June Futures Short 06/2025 6 4 0 (1
Euro-Bund 10-Year Bond June Futures Short 06/2025 6 2 0 3
Euro-Schatz 2-Year Note June Futures Short 06/2025 9 (4 0 0
Japan Government 10-Year Bond June Futures Short 06/2025 1 9 0 21
U.S. Treasury 2-Year Note September Futures Short 09/2025 8 (3) 0 m
U.S. Treasury 5-Year Note September Futures Long 09/2025 2 " 2 0
U.S. Treasury 10-Year Note September Futures Long 09/2025 6 4 0 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2025 36 (63) 0 2)
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2025 10 (23) 2 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2025 2 0 1 0
fMmRHEE $ 97) $ 5 3 L))
AVTFAEHILIy _
ATLYE REBFHE _ EWEHSE
BRER SWMEESH HHE  (NBF5EIARE 9 BETER® i i (48) HE =1
General Electric Co. 1.000% 12/20/2026 0.096% $ 100 $ 2 $ 1 $ 0 $ 0
REBH ZENEE S
it Ol o DS XHEEEF wmAE BETAEY i35 itk © (18) # HE aff
CDX.HY-41 Index (5.000%) 1212012028 $ 168 $ (13) $ (3) $ 0 $ 0
FEBFH ZEHEF IS
- Ol e A ZEEE S F) A BETAY i it © (8) # HE &t
CDX.IG-44 Index 1.000% 06/20/2030 ¢ 100 $ 2 $ 1 $ 0 $ 0
iTraxx Europe Crossover Series 43 Index 5.000% 06/20/2030 EUR 310 34 8 0 0
$ 36 $ 9 $ 0 $ 0
EEVE FEBFH IS
EHEF EEEFIER B2 &7 ot I=| BETE 5 i (8) & RE &t
X 3-Month FRA New Zealand Bank Bill 3.750% 09/18/2026 NZD 2,100 $ 8 $ 17 $ 0 3 (1
Xk 6-Month Australian Bank Bill 4.500% 09/18/2034 AUD 700 14 (1 2 0




XihZE RERETAH ZEhE S
R a8

ZEHEF ZEHEFIIER EE S F bkl ] BETA 5 ffitE (8) #
EZN 6-Month EURIBOR 0.700% 04/11/2027 EUR 100 $ (3] $ 3 0 s 0
EZN 6-Month EURIBOR 0.650% 04112/2027 100 (3] 3 0 0
X 6-Month EURIBOR 0.650% 05/11/2027 100 (3] 3) 0 0
Xk 6-Month EURIBOR 1.000% 05/13/2027 200 (4) (4 0 0
Xk 6-Month EURIBOR 1.000% 05/18/2027 100 2) 2 0 0
ZE 6-Month EURIBOR 2.280% 03/04/2030 100 0 0 0 0
2 6-Month EURIBOR 2.400% 04/09/2030 100 (1 Ul 0 0
Xh© 6-Month EURIBOR 2.250% 09/17/2030 500 1 8 1 0
XH© 6-Month EURIBOR 2.250% 09/17/2035 660 19) 9 2 0
ZE© 6-Month EURIBOR 2.250% 09/17/2055 200 17 0 0 0
ZHE© Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 06/18/2030 ¥ 25,000 (1 (2) 0 0
Xih Bank of Japan Uncollateralized

Overnight Call Rate 1.500% 03/19/2055 40,000 (42) 9) 0 Ul
Xk BRL-CDI-Compounded 11.566% 01/04/2027 BRL 3,700 (21) 21 0 1
Xih BRL-CDI-Compounded 13.927% 01/04/2027 500 0 0 0 0
Xk BRL-CDI-Compounded 13.354% 01/02/2029 3,500 2) (3] 0 2)
ZH BRL-CDI-Compounded 13.545% 01/02/2029 1,000 0 0 0 0
Xk Canadian Overnight Repo Rate

Average 4.000% 06/21/2025 CAD 500 2 4 0 0
Xk Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,400 (66) (31 0 0
S2H Secured Overnight Financing Rate 3.545% 10/31/2030 100 1 1 0 0
SE Secured Overnight Financing Rate 3.582% 10/31/2030 900 6 6 0 m
ZH Secured Overnight Financing Rate 3.589% 10/31/2030 1,800 12 12 0 (2)
ZH Secured Overnight Financing Rate 3.595% 10/31/2030 500 3 3 0 0
S2H Secured Overnight Financing Rate 3.601% 10/31/2030 300 2 2 0 0
2 Secured Overnight Financing Rate 3.601% 10/31/2030 100 1 1 0 0
ZH Secured Overnight Financing Rate 3.623% 10/31/2030 200 1 1 0 0
ZHL Secured Overnight Financing Rate 3.664% 10/31/2030 100 0 0 0 0
S2HY Secured Overnight Financing Rate 3.677% 10/31/2030 100 0 0 0 0
ZH Secured Overnight Financing Rate 3.689% 10/31/2030 300 0 0 0 0
ZH Secured Overnight Financing Rate 3.691% 10/31/2030 200 0 0 0 0
ZHL Secured Overnight Financing Rate 3.722% 10/31/2030 300 0 0 0 0
S Secured Overnight Financing Rate 3.735% 10/31/2030 200 0 0 0 0
ZH Secured Overnight Financing Rate 3.739% 10/31/2030 100 0 0 0 0
ZHL Secured Overnight Financing Rate 3.750% 12/18/2031 400 0 0 0 0
ZHE© Secured Overnight Financing Rate 3.798% 12/31/2031 1,000 7 mn 0 m
=31 Secured Overnight Financing Rate 3.750% 12/18/2034 900 9 24 0 m
Xk Sterling Overnight Interbank Average

Rate 3.500% 03/19/2030 GBP 1,500 (38) 4 4 0

$ (135) $ 2 $ 9 3 (100
27y TRMER $ (110) $ 9 $ 9 (10)
LITIE2025% 5 A3 AIMAD LIHFE-EPREFF LT UNT 4 TEAKOHEHMES L UVEBINEOENTH D,
20254 5 A31BHE., EHEFELEPREAEBMT VAT« TERITDONTIOREANBRL LTELARLA TS,
SWMTUNT 4 TEE SBMTYNT 1 JEE
ZIEHLE REBLE
Iizk: 1 i3 i &
BE 2TyT
+7vay birt /) bt/ 249 =5

HEF P REHEE $ 0 5 @ 3 (10) $ (20)
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OLYTFGAR Iy mEh, HE, *@i&ﬁ{é FilFY T AR Yk FILRRTY ﬂm%ﬁxﬁﬁl i)blféﬁiﬁ(ﬂﬁﬁ’é
RETHEHIZFIASH k-2TL h /Eﬁ"}x7®lﬁ&ﬂ)1ﬁ 0)%“}’& TORBNERL, ¥ k-
YR DARERERT F- A% RTLy FR, 70753 H2 FROIR FERBTEE chiz *‘J%W#’s"%ﬁ m‘
%g%gga%&%@ﬁi 2Ty %V)iﬁkl; %Wiiﬁﬂ)%ﬁi‘*winﬁﬁﬁwiﬂt BLURHOEH TR hrL\%ﬂ-??HI/ FeZOMhOER

LTy TRHORH SHERFHAMELEBAICTIZ7 VNI LIy b TOTFHLavORYFELTHIS CEMNEREND, FLRELWFLLTR
IR B ATt A 3 B A

OGLIY k- TIHIb - %&&U’r(f)’f‘%t L T O, E%A/Eﬁuxmmﬁfw&ﬂvﬁah& LTORBERL, 27y TRHOBETASHRIZR
FOFEHSNIZHEDY 1 TOPEES (FEFRE) OTEMERT . v FOBETKIZHT 2HIHMEOEIBETOMME. SREBORTHEDER
REDBIL, & &URH WBF T OEOMDIERBEEED T R%'Jx7ﬂ>ﬂzkéiiu

© 2 &R D TR B 1L 18T %o

KRB (8) &
m5|HEF REB SliEEE ZHEE HE

BOA 06/2025 $ 2,318 CAD 3,200 $ 9 $ 0

BOA 06/2025 7,331 EUR 6,464 1 0

BOA 07/2025 EUR 6,064 $ 6,895 0 2)

BOA 07/2025 PEN 12 3 0 0

BPS 06/2025 CAD 3,196 2,309 0 (15)

BPS 06/2025 $ 1 JPY 163 0 0

BPS 06/2025 1122 1,019,167 0 (59)

BPS 07/2025 JPY 280,000 $ 1,982 32 0

BRC 06/2025 EUR 2,096 2,376 0 (4

BRC 06/2025 $ 2% GBP 18 0 0

BRC 06/2025 2,420 JPY 343,943 0 (36)

BRC 07/2025 2,380 EUR 2,086 4 0

BRC 07/2025 666 JPY 95,768 0 0

BSS 06/2025 PEN 599 $ 164 0 W}

BSS 06/2025 $ 146 PEN 538 2 0

BSS 06/2025 0 PLN 1 0 0

BSS 09/2025 164 PEN 600 1 0

CBK 06/2025 CAD 3172 $ 2,300 0 7

CBK 06/2025 GBP 138 184 0 2)

CBK 06/2025 $ 433 EUR 382 1 0

CBK 06/2025 17 PEN 62 0 0

CBK 09/2025 PEN 893 $ 243 0 2)

FAR 06/2025 AUD 57 36 0 0

FAR 06/2025 BRL 161 21 0 0

FAR 06/2025 JPY 1,076,996 7,483 19 0

FAR 06/2025 PLN 7 2 0 0

FAR 06/2025 $ 37 AUD 57 0 0

FAR 06/2025 27 BRL 161 0 0

FAR 06/2025 4,501 JPY 642,564 0 (48)

FAR 06/2025 2 PLN 1 0 0

FAR 07/2025 AUD 57 $ 37 0 0

FAR 07/2025 $ 27 BRL 162 0 0

FAR 07/2025 7,483 JPY 1,073,461 0 (19)

JPM 06/2025 MXN 6,704 $ 324 0 (20)

JPM 06/2025 ZAR 2,294 19 0 8]

JPM 08/2025 JPY 50,000 351 2 0

MBC 06/2025 CAD 4 3 0 0

MBC 06/2025 GBP 13 17 0 0

MBC 06/2025 JPY 1,076,771 7,466 4 0

MBC 06/2025 $ 2,305 CAD 31 1 0

MBC 06/2025 2 EUR 18 0 0

MBC 06/2025 6,153 JPY 876,800 0 (771

MBC 07/2025 CAD 3,166 $ 2,306 0 (1

MBC 07/2025 $ 7,466 JPY 1,073,236 0 (4)

MYI 06/2025 JPY 522,992 $ 3,608 0 (18)

MYl 06/2025 $ 4 PLN 16 0 0

MYl 07/2025 3,608 JPY 521,274 16 0

SCX 06/2025 BRL 161 $ 26 0 0

SCX 06/2025 $ 26 BRL 161 1 0

SCX 06/2025 2,380 EUR 2,098 0 m

SSB 06/2025 180 GBP 133 0 m

SSB 07/2025 GBP 133 $ 180 1 0

UAG 06/2025 JPY 609,918 4,200 0 (27)

UAG 06/2025 $ 3,527 JPY 500,080 0 (63

UAG 07/2025 4,200 607,915 27 0
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KRB (8) &

GLiES RFA BlEEE SPHYE B HE
WST 06/2025 EUR 6,865 $ 7815 $ 2 $ 0
NEABRERNAR $ 143 $ 413)

JaFsvavo EAEREN
HEIHEF 48 BUO /%Y TFESH Pt 1| TR (2H) 5 it
RBC Put - CDX.IG-44 Index TY 1.000% 06/18/2025 100 % 0 $ 0
bt 2 E D2 $ 03 0

LT (&, 20254 6 A3 ARAEDEBREMT /AT« THREE LA (RFALE:) BROTBEEEREEFHIHILTEHLEZLOTHS,
3{(325552)5131 BHAE, BRRT7vT - TUNRT 4 TREODIRAEZ MR, BT U /AT « TEKICOVTODORENERE LTELAND
T3,

SBTUNT 1 THE SBTUNT 1 TAE I
FYNF (T
sAEAE ER R9yT AEAE R 20y7 T
Gk £EEH ATvay 2 Ewmat EERH A7iay Rfy”  Emen (g &
BOA $ 10 $ 0 $ 0 $ 10 $ 2) $ 0 $ 0 $ 21 $ 8 0
BPS 32 0 0 3 (74 0 0 (74) (42) 0
BRC 4 0 0 4 (40} 0 0 (40) (36) 0
BSS 3 0 0 3 (1 0 0 (1) 2 0
CBK 1 0 0 1 m 0 0 (1 (100 0
FAR 19 0 0 18 (67 0 0 (67) (48) 0
JPM 2 0 0 2 (28] 0 0 (28) (26) 30 4
MBC 5 0 0 5 (82) 0 0 (82) (77) 0 (77)
MYI 16 0 0 16 (16) 0 0 (16) 0 0 0
RBC 0 0 0 0 0 0 0 0 0 0 0
SCX 1 0 0 1 n 0 0 m 0 0 0
SSB 1 0 0 1 m 0 0 (1 0 0 0
UAG 21 0 0 27 (901 0 0 (90) (63) 0 (63)
WST 2 0 0 2 0 0 0 0 22 0 2
AR $ 143 $ 0 $ 0 $ 143 $ 413 $ 0 $ 0 $ 413
DEETEAUROERERT, } :
) k- AR=Dv—FT 74 FEOMEIEFICHT SRINE RILEDOHELERT . FRAEMT VAT« TEROII AR S v —FRA-DEEREDA-—DIREZ—R
>§ﬁ(HX3\FsﬁTa)J$ﬁix? ENTES.

EBT ) NT 4 TERDAEE
U, 77 Y FBRET 57U AT« TAGOAEMBEEYRY - TV AR—Sr—FIHELTEHLELOTHS.
HE - ARMHELOEMT ) N\T « TERONESME (20255 5 A3IBRA) :

ANy SBRBE LTHESATOENTFYNT 4T

AETATA IVAT1 NEAE
249 249 2t EFI2H &it
EMTUNT 1 IER — BE
LB FELERRER
%4 $ 0 $ 0 $ 0 $ 0 $ 5 $ 5
Ay TR 0 0 0 0 9 9
$ 0 s 0 s 0 s 0 s 14 s 14

k




ANy UBERELT

BESATWEWTFUNTF 1T

AETATA Loy b TIAT4 SHERE
224 24 24 249 SRR &it
EMTUNT 1 IER — BE
I8
NEBBRERN $ 0 $ 0 0 $ 143 $ 0 143
$ 0 $ 0 0 $ 143 $ 14 157
ERMTUNT 1 IER — A
EBFELERRER
FEA T3y $ 0 $ 0 $ 0 $ 0 $ m m
%4 0 0 0 0 9 9
Ry TR 0 0 0 0 (10) (10)
$ 0 $ 0 $ 0 $ 0 $ (20) (20)
)
SHEABRIERN $ 0 $ 0 $ 0 $ 413) $ 0 (413)
FRE Ty 0 0 0 0 0 0
$ 0 $ 0 $ 0 $ 413) $ 0 (413)
$ 0 $ 0 $ 0 $ (413 $ (20) (433)
BHEAERICHTIEMT VAT« TEKOFE (202565 A31BITKRT LI-RFHEE) :
Ay SHEHELTEHESATVENTFYNTF 4T
AETATA A IHOAF4 NEHE _
24 24 24 24 SR ait
ERMTUNT 1 TERKICRIERMAE (BR)
LIBFELEPRER
TEA T3y $ 0 $ 0 $ 0 $ 0 $ 2 2
%4 0 0 0 0 143 143
Ry TR 0 (2) 0 0 (160) (162)
$ 0 $ 2 $ 0 $ 0 $ (15 17
5
NEBBREZN $ 0 $ 0 $ 0 $ 509 $ 0 509
BRELAIvay 0 0 0 m 4 3
FRF T3y 0 0 0 1 2 3
Ry TR 0 3 0 0 0 3
$ 0 $ 3 $ 0 $ 509 $ 6 518
$ 0 $ 1 $ 0 $ 509 $ 9 501
ST VAT 1 TERICHRIREHTE (18) HOMEHE
LB FELEPRER
£ $ 0 $ 0 $ 0 $ 0 $ (121 (121
Ry TR 0 8 0 0 90 98
$ 0 $ 8 $ 0 $ 0 $ 31 (23)
53
NEBBREZN $ 0 $ 0 $ 0 $ (18) $ 0 (18)
BR@Af7oay 0 0 0 (5) 0 (6)
FRA I ay 0 0 0 3 0 3
Ay TR 0 (3) 0 0 0 3)
$ 0 $ 3) $ 0 $ (20) $ 0 (23)
$ 0 $ 5 $ 0 $ (20) $ (31) (46)
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UTIE, 770 FOBELBEETET 57-OITEREN 1202545 A3 BREDERICE SV AEMENENTH S,

A TEAME A IEAfE
hFdy— LAL LA 2 LAJL3  (2025/05/315%) AFIY— LA LAL2 L)L 3 (2025/05/31F4)
BAAMES (2 EMIE) EMTUNT 1 IER — AR

Pl EBEE
HES § 0 ng ¢ 0§ 19 FRER $ B $ (14) ¢ 0§ (20
NF— ] 0 (413) 0 413)
HiEF 0 105 0 106 $ 6§ 4271 ¢ 0§ (433
NZa—4 &t $ (5) § 34592 % 0§ 34587
HE%E 0 95 0 95
ILHUT 20254 5 B31HICTIR T LI=EEICE T, LALSITHE T2 BELBBILGN o1=,
DN 0 118 0 118
#B
HEBRIES 0 4 0 4
HEE 0 100 0 100
ISR
e 0 397 0 397
e
HES 0 328 0 328
fAi—vo—
e 0 m 0 m
FALSUE
HAEBRIS 0 420 0 420
HESF 0 193 0 193
ARZIN
VI AR 0 "7 0 "7
157
HiES 0 103 0 103
BA
% 0 172 0 172
VI AR 0 39 0 39
NIV TLY
% 0 41 0 441
A¥va
PR 0 R 0 3
rI04
A% 0 434 0 434
Rp—
VI & 0 84 0 84
R—=5 2K
VI A 0 101 0 101
Bm77Uh
VIR 0 130 0 130
2SR
fadied 0 221 0 221
EE
HiEF 0 633 0 633
KE
FAEIBRIES 0 548 0 548
AT A=Ei ¢ 1 0 219 0 2719
e 0 2,967 0 2,967
E—4—THERIEH 0 349 0 349
AR 0 92 0 92
KREBAFHRR 0 12,612 0 12,612
KEMBEH 0 2,612 0 2,612
ERREER 0 11,763 0 11,763
wAGH $ 0§ 35874 ¢ 0§ 35874
FeRA A (FHEER) $ 0§ (o1 ¢ 0§ (101
SMTUNT 1 TER — AE
EBELE
hIREH 1 13 0 14
EH# 0 143 0 143

$ 1% 196§ 0 % 197
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SERIEE (202545 A3HICERT LE-KFHEE)

PIMCO/NRI 2—4#
TJx—Vr g —+Fal—var-Ty7R

(BHEHAL - TR V)

BB U :
SRR (SMEBLERRL*) $ 863
HEI 2 5
INAEFE 868
B
T FH SR 55
ALFILE 33
O A 2
#HAH 90
BEMAR 778
FRMAE Bk :
B A MRESR 158
I FE R RIER AT U NT ¢ TR (17)
JEEEARYT U ST 4 TP 518
AN 287
FHHIRIE (FBR) 946
KRERFHE (18) HOMEEEE -
B A MRS 659
R FE P RIER ST ) NT ¢ T (23)
JESEARLT Y NT ¢ TR (23)
REBIFAN () I8 oMZ B 613
Mg () 1,559
BAICKDMEEDMIEME (B $ 2,337
* S EFRL $ 3

EetOlEd, REOSHEEMMERAALLBRFRB LG 7—ANEENT LS,




